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(54) RISK HEDGING METHOD AND SYSTEM 

(57)Abstract: 

PROBLEM TO BE SOLVED: To provide a risk hedging method 
capable of effectively dealing with business risks and anticipating or 
evaluating future profits with accuracy. 

SOLUTION: A computer system first computes a business value 
(random variable) during risk hedging (step S1). Next, some risk 
hedging techniques for financial produces or insurances are set 
(step S2). When business risks are converted by the risk hedging 
techniques, risk characteristics after the conversion are computed 
(step S3). A determination is made as to whether the risk 
characteristics are close to (in accord with) the risk characteristics 
desired by a business operator (step S4). When the risk 
characteristics after the conversion are close enough to those 
desired by the operator, risk hedging is carried out using the risk 
hedging techniques; whereas if the risk characteristics after the 
conversion are not close enough to those desired by the operator, 
the steps S2 to S4 are repeated. 
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